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Type of CUSIP SECTOR Purchase Maturity Par Premium/

Security Date Date Amount Discount

Agency 31398AU34 FNMA 7/8/2010 7/28/2015 2,446,000 2.375% 101.40216 2,480,296.83         34,296.83 

Agency 31359YBX4 FNMA 7/8/2010 1/15/2016 186,000 86.91868 161,668.74        (24,331.26)

Agency 3128X4S77 FHLMC 7/8/2010 6/20/2016 230,000 84.80825 195,058.98        (34,941.02)

Agency 3128X4S77 FHLMC 7/8/2010 6/20/2016 2,288,000 84.90940 1,942,727.07      (345,272.93)

Agency 31359M2D4 FNMA 7/8/2010 12/15/2016 156,000 4.875% 113.48872 177,042.40         21,042.40 

Agency 31359MEL3 FNMA 7/8/2010 6/1/2017 2,569,000 80.79328 2,075,579.36      (493,420.64)

Agency 31359YCB1 FNMA 7/8/2010 1/15/2018 130,000 78.73027 102,349.35        (27,650.65)

Agency 31359YCC9 FNMA 7/8/2010 7/15/2018 2,628,000 76.33545 2,006,095.63      (621,904.37)

Agency 31359YCD7 FNMA 7/8/2010 1/15/2019 98,000 74.38656 72,898.83        (25,101.17)

Agency 31359YCE5 FNMA 7/8/2010 7/15/2019 2,699,000 71.88552 1,940,190.18      (758,809.82)

Agency 88059EMW1 TVAS 7/8/2010 1/15/2020 65,000 69.99244 45,495.09        (19,504.91)

Agency 88059EMX9 TVAS 7/8/2010 7/15/2020 2,774,000 67.82155 1,881,369.80      (892,630.20)

Agency 88059EMY7 TVAS 7/8/2010 1/15/2021 31,000 65.97482 20,452.19        (10,547.81)

Agency 88059EHF4 TVAS 7/8/2010 5/1/2021 1,157,000 64.79841 749,717.60      (407,282.40)
Agency 31358C7V2 FNMA 7/8/2010 5/15/2021 1,311,000 64.69757 848,185.14      (462,814.86)

18,768,000.00 14,699,127.19   (4,068,872.81)
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